AGENDA
INVESTMENT COMMITTEE MEETING
RETIREMENT BOARD OF TRUSTEES
CITY OF BATON ROUGE AND PARISH OF EAST BATON ROUGE
EMPLOYEES’ RETIREMENT SYSTEM
1:30 P.M., TUESDAY, AUGUST 24, 2021
209 ST. FERDINAND STREET
BATON ROUGE, LA 70802

1. PRESENTATION BY ANDCO OF SECOND QUARTER 2021
INVESTMENT PERFORMANCE REVIEW FOR CPERS AND PGT;

2. DISCUSSION OF CPERS REBALANCING;

3. REVIEW OF MAGNITUDE HEDGE FUND OF FUNDS;

4. REVIEW OF UPDATED INVESTMENT POLICY STATEMENT,

S. ADMINISTRATIVE MATTERS;

6. TAKING ANY ACTION NECESSARY RELATIVE TO ITEMS 1
THROUGH 5;

1. ADJOURN:

August 24, 2021
2" Quarter Investment Review/Magnitude/IPS Changes



